C SCANA

Power FoOrR LiVvING

®

January 12, 2007

Mr. Charles Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, South Carolina 29211

Mr. Dan Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, South Carolina 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed

please find the report on South Carolina Electric and Gas Company’s hedging activities
for November 2006.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

LW ZW ’
Kenneth R. Jackson

KRJ/kms
cc: Scott Elliott, Esquire

Attachments:

Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

SCANA Corporation | Columbia, South Carolina + 29218
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Page: 1
ZAI*NET Version:

Trade Date

==z====zzs=s=

Trade Type: FIXED SWAP

24JULO6
20JULO6

Trade Type: FUTURE

26MAY06
26MAY06
26MAY06
30MAY06
31MAY06
06JULO6
07JULO6
10JULO6
270CT06
270CT06
270CT06
270CT06
270CT06

Trade Type: OPTION

26MAY06
30MAYO06

CALL
CALL

603,

PUT/CALL Contracts

Build: 4599AY

33 01NOVO06
16 01NOVO6

10 01NOV06

1 01NOVO6
8 01NOVO6
(3) O01NOVO06
5 01NOVO6

S 01NOVO6
1 01NOVO06
5 01NOVO6
(8) 01NOVO6&
(8) O01NOVO6
(7) 01NOVO6
(7) 01NOVO6
(2) 01NOVO6

19 01NOVO06E
{2) 01NOVO06

66 *Q1NOVO6

Strike Price

srzszassasex

0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

8.15
8.15

E&GLASTMONTH

Database: Zainet_Merant_Prod

SCE&G November Results

Trade Price

Market Price Total Cost

Current Value

9.520
9.110

8.140
8.200
8.220
8.430
8.180
7.840
7.650
7.730
7.130
7.170
7.180
7.130
7.140

1.310
1.450

7.153
7.153

7.153
7.153
7.153
7.153
7.153
7.153
7.153
7.153
7.153
7.153
7.153
7.153
7.153

0.000
0.000

(3,141,600.00)
{1,457,600.00)

(4,599,200.00)

(814,000.00)
(82,000.00)
(657,600.00)
252,900.00
(409,000.00)
(392,000.00)
(76,500.00)
{386,500.00)
570,400.00
573,600.00
502,600.00
499,100.00
142,800.00

(276,200.00)

(248,900.00)
29,000.00

(5,095,300.00)

= ms=====

2,360,490.00
1,144,480.00

3,504,970.00

715,300.00
71,530.00
572,240.00
(214,590.00)
357,650.00
357,650.00
71,530.00
357,650.00
(572,240.00)
(572,240.00)
{500,710.00)
(500,710.00)
(143,060.00)

3,504,970.00

19DEC06 15:48
a/o 19DECO06

Mark to Market

T==z=z==sssssza=sz==z

(781,110.00)
(313,120.00)

(1,094,230.00)

(98,700.00)
(10,470.00)
(85,360.00)
38,310.00
(51,350.00)
(34,350.00)
(4,970.00)
(28,850.00)
(1,840.00)
1,360.00
1,890.00
(1,610.00)
(260.00)

(276,200.00)

{248,900.00)
29,000.00

(1,590,330.00)



Page: 1

ZAI*NET Version: 603, Build: 4599AY

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

19DEC06 15:53
a/o 30NOV06

Trade Date Contracts Month Trade Price Market Price Total Cost Current Value Mark to Market
============ =====s=z===zsx ss===== ==
Trade Type: FIXED SWAP
24JUL0O6 63.000 01DECO06 9.520 8.318 (5,997,600.00) 5,240,340.00 (757,260.00
20JULO6 31.000 01DECO06 9.110 8.318 (2,824,100.00) 2,578,580.00 (245,520.00
14NOVO6 4.300 01DECO06 8.075 8.318 (347,225.00) 357,674.00 10,449.00
21NOVO06 4.400 01DEC06 8.180 8.318 (359,920.00) 365,992.00 6,072.00
102.700 (9,528,845.00) 8,542,586.00 (986,259.00)}
Trade Type: FUTURE
26MAY06 16.000 01DECO6 9.380 8.318 (1,500,800.00) 1,330,880.00 (169,920.00
26MAY06 5.000 01DEC06 9.430 8.318 (471,500.00) 415,900.00 (55,600.00
26MAY06 11.000 01DEC06 9.450 8.318 (1,039,500.00) 914,980.00 (124,520.00
31MAYO06 11.000 01DEC06 9.350 8.318 {1,028,500.00) 914,980.00 (113,520.00
06JULOE 11.000 01DECO6 9.440 8.318 {1,038,400.00) 914,980.00 (123,420.00
10JULO6 11.000 01DEC06 9.300 8.318 (1,023,000.00) 914,980.00 (108,020.00
28NOV06 (17.000) O1DECO6 8.300 8.318 1,411,000.00 (1,414,060.00) (3,060.00
28NOV06 (31.000) O1DECO06 8.310 8.318 2,576,100.00 (2,578,580.00) (2,480.00
28NOVO06 (17.000) O1DECO06 8.320 8.318 1,414,400.00 (1,414,060.00) 340.00
0.000 (700,200.00) 0.00 (700,200.00
Trade Type: OPTION
26MAY06 31.000 01DEC06 1.500 0.000 (465,000.00) 0.00 (465,000.00
31.000 (465,000.00) 0.00 (465,000.00)
133.700 *01DECO06 (10,694, 045.00) 8,542,586.00 (2,151,45%9.00}
Trade Type: FIXED SWAP
24JULO6 61.000 01JANO7 9.520 8.844 {5,807,200.00) 5,394,840.00 (412,360.00
20JULO6 31.000 01JANG7 9.110 8.844 (2,824,100.00) 2,741,640.00 (82,460.00
14NOVO06 0.300 01JANO7 8.075 8.844 (24,225.00) 26,532.00 2,307.00
21NOVO6 2.400 01JANO7 8.245 8.844 (197,880.00) 212,256.00 14,376.00
21NOVO06 0.400 01JANO7 8.180 8.844 (32,720.00) 35,376.00 2,656.00
28NOV06 0.300  01JANO7 8.735 8.844 (26,205.00) 26,532.00 327.00
95.400 (8,912,330.00) 8,437,176.00 (475,154.00)
Trade Type: FUTURE
26MAY06 14.000 01JANO7 10.050 8.844 (1,407,000.00) 1,238,160.00 {168,840.00
26MAY06 14.000 01JANO7 10.060 8.844 (1,408,400.00) 1,238,160.00 (170,240.00
30MAYO6 2.000 01JANO7 10.380 8.844 (207,600.00) 176,880.00 (30,720.00
31MAY06 10.000 01JANO7 9.950 8.844 {995, 000.00) 884,400.00 (110,600.00)
06JULO6 10.000 01JANO7 10.180 8.844 (1,018,000.00) 884,400.00 (133,600.00
07JULO6 10.000 01JANO7 10.000 8.844 (1,000,000.00) 884,400.00 {115,600.00
10JULOE 10.000 01JANO7 10.080 8.844 (1,008,000.00) 884,400.00 (123,600.00
11JULO6 10.000 01JANO7 10.030 8.844 (1,003,000.00) 884,400.00 (118,600.00
19JULO6 5.000 01JANO7 9.980 8.844 (499,000.00) 442,200.00 (56,800.00)
19JULO6 5.000 01JANO7 9.950 8.844 (497,500.00) 442,200.00 {55,300.00
90.000 (9,043,500.00) 7,959,600.00 (1,083,900.00}
185.400 *01JANO7 {17,955,830.00) 16,396,776.00 {1,559,054.00

Trade Type: FIXED SWAP




bage: 2

ZAI*NET Version: 603, Build: 4599AY

Trade Date Contracts
s=s==s==ss=s =sss=ssssss=:s
24JULO6 47.000
20JULO6 24.000
03NOVO06 5.700
07NOVO6 0.700
14NOVO06 1.000
15NOV06 0.400
21NOVO6 3.700
21NOVO6 1.000
28NOVO6 1.000
84.500

Trade Type: FUTURE

26MAY06
26MAY06
30MAYO6
31MAYO6
06JULO6
07JULO6
10JULO6
11JULO6
19JULO6
03NOV06

16.000

15.000

(8.000)
8.000
8.000
8.000
8.000
7.000
7.000
2.000

155.500

Trade Type: FIXED SWAP

24JULO6
20JULO6
03NOV06
07NOVO6
14NOV06
15NOV06
21NOVO06
21NOVO06
28NOVO06
28NOV06
29NOV06

Trade Type: FUTURE
26MAY06
26MAY06
30MAY06
31MAYO06
06JULO6
07JULO6
10JULO6
11JULO6
19JULO6
19JULO6

30.000
15.000
2.500
0.300
1.200
1.400
5.600
1.100
7.500
1.200
0.700

11.000

11.000

(7.000)
5.000
5.000
5.000
5.000
5.000
4.000
1.000

111.500

Trade Type: FIXED SWAP

Month

s======
01FEBO7
01FEBQ7
01FEBQ7
01FEB0O7
C1FEBO7
01FEBO7
01FEBO7
01FEBOQ7
01FEBO07

01FEBOQ7
01FEBO7
01FEBO7
01FEBO7
01FEBO7
O1FEBO7
01FEBO7
01FEBQ7
01FEBO7
01FEBO7

*01FEBO7

01MARO7
01MARO7
01MARO7
01MARO7
01MARQ7
01MARO7
01MARO7
01MARO7
01MARO7
01MARO7
01MARO7

01MAROQ7
01MAROQ7
01MARO7
01MARO7
01MARO7
01MARO7
01MARO7
01MARG7
01MARO7
01MARO7

*01MARO7

Trade Price
====s=z====
9.520
9.110
8.105
8.080
8.075
8.120
8.245
8.180
8.735

10.040
10.100
10.370

9.980
10.230
10.050
10.120
10.080
10.000

8.415

9.520
9.110
8.105
8.080
8.075
8.120
8.245
8.180
8.170
8.735
8.550

9.920
9.950
10.180
9.800
10.000
9.860
9.930
9.900
9.820
9.800

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Market Price

.894
.894
.894
.894
.894
.894
.894
-894
.894
.894

8
8
8
8
8
8
8
8
8
8

-744
-744
.744
.744
.744
.744
.744
-744
. 744
.744
744

® o DM m®®®O® 0

.744
.744
.744
-744
744
.744
-744
.744
.744
.744

™ 0 M mm®OD® o W

Total Cost

Current Value

19DEC06 15:53
a/o 30NOV06

Mark to Market

(4,474,400.00)
(2,186,400.00)
(461, 985.00)
(56,560.00)
(80,750.00)
(32,480.00)
(305,065.00)
(81,800.00)
(87,350.00)

{7,766,790.

(1,606,400.00)
{1,515,000.00)
829,600.00
(798,400.00)
(818,400.00)
(804,000.00)
(809,600.00)
(705,600.00)
(700,000.00)
(168,300.00)

(14,862,890,

(2,856,000.
(1,366,500.
(202,625.
(24,240.00)
(96,900.
(113, 680.
(461,720.
(89,980.
(612,750.
(104,820.
(59, 850.

{5,989,065.

(1,091,200.
(1,094,500.
712,600.00
(490,000.
(500, 000.
(493,000.
(496,500.00)
(495,000.
(392,800.
(98,000.

{10,427,465.

===
4,180,180.00
2,134,560.00
506,958.00
62,258.00
88,940.00
35,576.00
329,078.00
88,940.00
88,940.00

7,515,430.00

1,423,040.00
1,334,100.00
{711,520.00)
711,520.00
711,520.00
711,520.00
711,520.00
622,580.00
622,580.00
177,880.00

13,830,170.00

2,623,200.00
1,311,600.00
218,600.00
26,232.00
104,928.00
122,416.00
489,664.00
96,184.00
655,800.00
104, 928.00
61,208.00

5,814,760.00

961,840.00
961,840.00
(612,080.00)

437,200.00
437,200.00
437,200.00
437,200.00
437,200.00
349,760.00

87,440.00

9,749,560.00

(294,220.00)

(51,840.00)
44,973.00
5,698.00
8,190.00
3,096.00
24,013.00
7,140.00
1,590.00

(251,360.00)

(183,360.00)
(180,900.00)
118,080.00
(86,880.00)
(106,880.00)
{92,480.00)
(98,080.00)
(83,020.00)
(77,420.00)
9,580.00

(1,032,720.00)

(232,800.00)
{54,900.00)
15,975.00

1,992.00
8,028.00
8,736.00
27,944.00
6,204.00
43,050.00
108.00
1,358.00

(174,305.00)

(129,360.00)

(132,660.00)
100,520.00
(52,800.00)
(62,800.00)
{55,800.00)
(59,300.00)
(57,800.00)
(43,040.00)
(10,560.00)

(677,905.00)



Page: 3 E&GOPENPOSITIONS 19DEC06 15:53
ZAI*NET Version: 603, Build: 4599AY Database: Zainet_Merant_Prod a/o 30NOV06

SCE&G Outstanding Positions

Trade Date Contracts Month Trade Price Market Price Total Cost Current Value Mark to Market
=s==s=s==s== =s==s======= =sss==== =========== === ==  ==soozssss s==== == =s==ss===== =====s===========
24JULO6 20.000 01APRO7 9.520 8.309 {1,904,000.00) 1,661,800.00 (242,200.00
20JULO6 10.000 01APRO7 9.110 8.309 {911, 000.00) 830,900.00 (80,100.00
03NOV06 9.100 01APRO7 8.105 8.308 {737,555.00) 756,119.00 18,564.00
07NOVO06 0.600 01APRO7 8.080 8.309 (48,480.00) 49,854.00 1,374.00
14NOVO06 1.000 01APRO7 8.075 8.309 (80,750.00) 83,090.00 2,340.00
15NOVO06 0.800 01APRO7 8.120 8.309 (64,960.00) 66,472.00 1,512.00
21NOVO06 4.500 01APRO7 8.245 8.309 (371,025.00) 373,905.00 2,880.00
21NOVO06 1.000 01APRO7 8.180 8.309 {81,800.00) 83,090.00 1,290.00
28NOV06 4.100 01APRO7 8.170 8.309 (334,970.00) 340,669.00 5,699.00
28NOV06 1.000 01APRO7 8.735 8.309 (87,350.00) 83,090.00 {4,260.00
52.100 (4,621,890.00) 4,328,989.00 (292,901.00

Trade Type: FUTURE

26MAY06 4.000 01APRO7 8.200 8.309 (328,000.00) 332,360.00 4,360.00
31MAY06 4.000 01APRO7 8.010 8.309 (320,400.00) 332,360.00 11,960.00
08JUNO6 4.000 01APRO7 8.130 8.309 (325,200.00) 332,360.00 7,160.00
09JUNO6 4.000 01APRO7 8.170 8.309 (326,800.00) 332,360.00 5,560.00
06JULO6 4.000 01APRO7 8.250 8.309 (330,000.00) 332,360.00 2,360.00
07JULO6 4.000 01APRQ7 8.180 8.309 {327,200.00) 332,360.00 5,160.00
10JULO6 4.000 01APRO7 8.230 8.309 (329,200.00) 332,360.00 3,160.00
19JULO6 1.000 01APRO7 8.200 8.309 (82,000.00) 83,090.00 1,090.00
03NOVO06 2.000 01APRO7 7.850 8.309 (157,000.00) 166,180.00 9,180.00
31.000 {2,525,800.00) 2,575,790.00 49,990.00
83.100 *01APRO7 (7,147,6590.00) 6,904,779.00 (242,911.00
Trade Type: FIXED SWAP
24JULO& 15.000 01MAYQ7 9.520 8.284 (1,428,000.00} 1,242,600.00 (185,400.00
20JULO6 8.000 01MAYO07 9.110 8.284 (728,800.00) 662,720.00 (66,080.00}
14NOVO6 0.700 01MAYOQ7 8.075 8.284 {56,525.00) 57,988.00 1,463.00
15NOV06E 1.600 01MAYOQ7 8.120 8.284 (129,920.00) 132,544.00 2,624.00
21NOV06 4.100 01MAYO07 8.245 8.284 (338,045.00) 339,644.00 1,599.00
21NOVO06 0.700 01MAYO07 8.180 8.284 (57,260.00) 57,988.00 728.00
28NOVO06 5.400 01MAYOQ7 8.170 8.284 {441,180.00) 447,336.00 6,156.00
28NOVO6 0.800 01MAYO07 8.735 8.284 (69,880.00) 66,272.00 (3,608.00
29NOV06 1.400  01MAYO07 8.215 8.284 (115,010.00) 115,976.00 966.00
37.700 (3,364,620.00) 3,123,068.00 (241,552.00)
Trade Type: FUTURE
31MAY06 4.000 01MAYO07 7.850 8.284 (314,000.00) 331,360.00 17,360.00
08JUNO6 4.000 01MAYO07 7.980 8.284 (319,200.00) 331,360.00 12,160.00
09JUNO6 4.000 01MAYO07 7.980 8.284 {319,200.00) 331,360.00 12,160.00
06JULO6 4.000 01MAYOQ7 8.050 8.284 (322,000.00) 331,360.00 9,360.00
07JULO6 4.000 01MAYO07 7.980 8.284 (319,200.00) 331,360.00 12,160.00
10JULO6 4.000 O01MAYO07 8.040 8.284 (321,600.00) 331,360.00 9,760.00
11JULO6 4.000 01MAYOQ7 8.030 8.284 {321,200.00) 331,360.00 10,160.00
19JULO6 4.000 01MAYOQ7 8.000 8.284 (320,000.00) 331,360.00 11,360.00
32.000 (2,556,400.00) 2,650,880.00 94,480.00
69.700 *01MAYOQ7 (5,921,020.00) 5,773,948.00 (147,072.00)
Trade Type: FIXED SWAP
24JULO6 22.000 01JUNO7 9.520 8.344 (2,094,400.00) 1,835,680.00 {258,720.00

20JULO6 11.000 01JUNO7 9.110 8.344 (1,002,100.00) 917,840.00 (84,260.00




Page: 4

ZAI*NET Version: 603, Build:
Trade Date Contracts
==s====ss=s=== =sss=s==sssss
14NOVO06 0.700
15NOVO06 1.700
21NOVO06 3.900
21NOVO06 0.700
28NOVO6 5.200
28NOVO6 0.700
29NOV06 1.300

47.200

Trade Type: FUTURE

31MAYO06 4.000
08JUNO6 4.000
09JUNOE 4.000
06JULO6 4.000
07JULO6 4.000
10JULO6 4.000
11JUL06 4.000
19JULO6 4.000
09AUGO6 (16.000)

16.000

63.200

Trade Type: FIXED SWAP

24JULO6 14.000
20JULO6 7.000
03NOVO6 3.300
07NOVO6E 0.300
15NOVO06 0.500
21NOVOE 2.500
21NOVO6 0.300
28NOVO6 2.300
28NOV06 0.300
31.100

Trade Type: FUTURE
31MAYO06 2.000
08JUNO6 2.000
09JUNO6 2.000
06JULO6 2.000
07JULO6 2.000
10JULO6 2.000
11JULO6 2.000
19JUL06 2.000
16.000
47.100

Trade Type: FIXED SWAP

24JULO6 19.000
20JULO6 10.000
03NOV06 2.400
07NOV06 0.300
14NOVO06 0.300
15NOVO06 0.500

4599AY

Month

01JUNO7
01JUNO7
01JUNO?
01JUNO7
01JUNO7
01JUNO7
01JUNO7

01JUNO7
01JUNOQ7
01JUNO7
01JUNO7
01JUNO7
01JUNO7
01JUNO7
01JUNO7
01JUNO7

*01JUNO7

01JULO7
01JULO7
01JUL07
01JULG7
01JUL07
01JULO07
01JULO7
01JULO7
01JUL07

01JULO7
01JUL07
01JULO7
01JUL07
01JULO7
01JULO7
01JULO7
01JUL07

*01JULO7

01AUGO7
01AUGO7
01AUGO7
01AUGO7
01AUGO7
01AUGO7

Trade Price

7.970
8.070
8.100
8.150
8.100
8.140
8.150
8.070
8.740

9.520
9.110
8.830
8.760
8.120
8.245
8.180
8.170
8.735

8.100
8.190
8.200
8.260
8.210
8.260
8.260
8.190

9.520
9.110
8.830
8.760
8.790
8.120

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G OQutstanding Positions

Market Price

8
8
8
8
8
8
8

8
8
8
8
8
8
8
8
8

8
8
8
8
8
8
8
8
8

8
8
8
8
8
8
8
8

.344
.344

-344
.344
.344
.344
.344

2344
.344
.344
.344
.344
.344
.344
.344
.344

.426
-426
<426
.426
.426
-426
.426
.426
.426

-426
.426

.426
.426

.426
.426
-426

.426

.491
.491
-491
.491
-491
-491

Total Cost

===z=zzz=zzzz=sas
(56,525.00)
(138,040.00)
{321,555.00)
{57,260.00)
(424,840.00)
{61,145.00)
{106,795.00)

(4,262,660.00)

(318,800.00)
(322,800.00)
(324,000.00)
(326,000.00)
(324,000.00)
(325,600.00)
(326,000.00)
(322,800.00)
1,398,400.00

(5,454,260.00)

(1,332,800.00)
(637,700.00)
(291,390.00)

(26,280.00)
(40,600.00)
(206,125.00)
(24,540.00)
(236,930.00)
(26,205.00)

(2,822,570.00)

(162,000.00)
(163,800.00)
(164,000.00)
(165,200.00)
(164,200.00)
(165,200.00)
(165,200.00)
(163,800.00)

(4,135,970.00)

(1,808,800.00)
(911, 000.00)
(211,920.00)

(26,280.00}
(26,370.00)
(40,600.00)

Curxent Value

==z=z=z=z=zz==ax
58,408.00
141,848.00
325,416.00
58,408.00
433,888.00
58,408.00
108,472.00

3,938,368.00

333,760.00
333,760.00
333,760.00
333,760.00
333,760.00
333,760.00
333,760.00
333,760.00
(1,335,040.00)

5,273,408.00

[

179,640.00
589,820.00
278,058.00
25,278.00
42,130.00
210,650.00
25,278.00
244,354.00
25,278.00

2,620,486.00

168,520.00
168,520.00
168,520.00
168,520.00
168,520.00
168,520.00
168,520.00
168,520.00

3,968,646.00

1,613,290.00
849,100.00
203,784.00
25,473.00
25,473.00
42,455.00

19DEC06 15:53
a/o 30NOVO06

Mark to Market

P —
1,883.00
3,808.00
3,861.00
1,148.00
9,048.00
(2,737.00)
1,677.00

(324,292.00)

14,960.00
10,960.00
9,760.00
7,760.00
9,760.00
8,160.00
7,760.00
10,960.00
63,360.00

(180,852.00)

(153,160.00)
(47,880.00)
(13,332.00)

(1,002.00)
1,530.00
4,525.00

738.00
7,424.00
(927.00)

{202, 084.00)

6,520.00
4,720.00
4,520.00
3,320.00
4,320.00
3,320.00
3,320.00
4,720.00

(167,324.00)

(195,510.00)
(61,900.00)
{8,136.00)
(807.00)
(897.00)
1,855.00
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SCE&G Outstanding Positions

Trade Date Contracts Month Trade Price Market Price Total Cost Current Value Mark to Market
sx=====s==2= =s==sss===ss sss=sS=s sSsssssss=s=  ss==== = =s==== ===ssssassaszsz=z=====
21NOV06 2.500 01AUGO07 8.245 8.491 (206,125.00) 212,275.00 6,150.00
28NOVO6 2.700 01AUGO07 8.170 8.491 (220,590.00) 229,257.00 8,667.00
28NOVO6 0.300 01AUGO7 8.735 8.491 {26,205.00) 25,473.00 (732.00
38.000 (3,477,890.00) 3,226,580.00 (251,310.00)

Trade Type: FUTURE

06JULO6 2.000 01AUGO7 8.350 8.491 (167,000.00) 169,820.00 2,820.00
07JULO6 2.000 01AUGO7 8.280 8.491 {165,600.00) 169,820.00 4,220.00
10JULO6 2.000 01AUGO7 8.350 8.491 {(167,000.00) 169,820.00 2,820.00
11JULO6 2.000 01AUGO7 8.360 8.491 {167,200.00) 169,820.00 2,620.00
19JULO6 2.000 01AUGO7 8.300 8.491 (166,000.00) 169,820.00 3,820.00
10.000 (832,800.00) 849,100.00 16,300.00
48.000 *01lAUGO7 {4,310,690.00) 4,075,680.00 (235,010.00}
Trade Type: FIXED SWAP
03NOV06 7.000 01SEPO7 8.830 8.546 (618,100.00) 598,220.00 (19,880.00
03NOVO06 8.000 01SEP07 8.100 8.546 (648,000.00) 683,680.00 35,680.00
07NOVO6 0.500 01SEPQ7 8.760 8.546 (43,800.00) 42,730.00 (1,070.00
14NOV06 0.500 01SEPO7 8.790 8.546 (43,950.00) 42,730.00 (1,220.00
21NOV06 0.400 01SEP0O7 8.940 8.546 (35,760.00) 34,184.00 {1,576.00
28NOVO06 0.500 01SEP0O7 '8.735 8.546 (43,675.00) 42,730.00 (945.00
16.900 (1,433,285.00) 1,444,274.00 10,989.00
Trade Type: FUTURE
21SEPO6 2.000 01SEP07 7.600 8.546 (152,000.00) 170,920.00 18,920.00
22SEP06 2.000 01SEPO7 7.550 8.546 (151,000.00) 170,920.00 19,920.00
29SEP0O6 1.000 01SEP07 7.660 8.546 {76,600.00) 85,460.00 8,860.00
020CT06 2.000 01SEPQ7 7.620 8.546 {152,400.00) 170,920.00 18,520.00
03NOVO06& 4.000 01SEP0O7 8.130 8.546 (325,200.00) 341,840.00 16,640.00
11.000 (857,200.00) 940,060.00 82,860.00
27.900 *01SEP07 (2,290,485.00) 2,384,334.00 93,849.00
Trade Type: FIXED SWAP
03NOV06 10.900 010CT07 8.830 8.641 (962,470.00) 941,869.00 (20,601.00
03NOVO06 10.000 010CT07 8.200 8.641 {820,000.00) 864,100.00 44,100.00
07NOV06 0.600 010CT07 8.760 8.641 (52,560.00) 51,846.00 (714.00
14NOVO06 0.800 010CT07 8.790 8.641 (70,320.00} 69,128.00 (1,192.00
15NOV06 1.100 010CTO07 8.545 8.641 {93,995.00) 95,051.00 1,056.00
21NOVO6 0.800 010CT07 8.940 8.641 (71,520.00) 69,128.00 (2,392.00
21NOV06 4.100 010CT07 8.785 8.641 (360,185.00) 354,281.00 {5,904.00
28NOV06 5.400 010CT07 8.710 8.641 (470,340.00) 466,614.00 (3,726.00
28NOVO6 0.800 010CTO07 8.735 8.641 (69,880.00) 69,128.00 (752.00}
29NOVO06 1.200 010CT07 8.880 8.641 (106,560.00) 103,692.00 (2,868.00)
35.700 (3,077,830.00) 3,084,837.00 7,007.00
Trade Type: FUTURE
21SEP0O6 4.000 010CT07 7.750 8.641 {310, 000.00) 345,640.00 35,640.00
22SEP06 4.000 010CT07 7.610 8.641 (304,400.00) 345,640.00 41,240.00
29SEPO6 3.000 010CTO07 7.650 8.641 (229,500.00) 259,230.00 29,730.00

020CT06 4.000 010CT07 7.730 8.641 (309,200.00) 345,640.00 36,440.00
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E&GOPENPOSITIONS
Database: Zainet_ Merant_Prod

SCE&G Outstanding Positions

Trade Price Market Price Total Cost

Current Value

19DEC06 15:53
a/o 30NOV06

Mark to Market

ZAI*NET Version: 603, Build: 4599AY
Trade Date Contracts Month
=== = ==s==s===s====
03NOV06 5.000 010CT07

20.000
55.700 *010CT07
Trade Type: FIXED SWAP
03NOV06 16.000 01NOVO7
03NOV06 16.000 01NOVO07
07NOVO6 0.800 01NOVO07
14NOVO6 1.100 01NOVO07
15NOV06 1.700 01NOVO7
21NOVO6 1.200 01NOVO7
21NOVO06 5.800 01NOVO7
28NOVO6 7.700 01NQVO7
28NOV06 1.100 01NOVO7
29NOV06 1.900  01NOVO7
53.300

Trade Type: FUTURE
29SEP0O6 5.000 01NOVO07
020CT06 6.000 01NOVO07
03NOVO06 8.000 01NOVO07

19.000
72.300 *Q01NOVO7

Trade Type: FIXED SWAP
03NOV06 37.700 01DECO7
03NOVO06 37.000 01DECO7
07NOVO6 1.600 01DECO07
14NOV06 1.900 01DECO07
15N0OVO06 1.000 01DECO07
21NOVO6 1.900 01DECO07
21NOVO6 9.300 01DECO07
28NOV06 0.700 01DECO07
28NOVO06 1.800 01DECO07

92.900
Trade Type: FUTURE
03NOV06 18.000 01DEC07
18.000
110.900 *01DECO07
Trade Type: FIXED SWAP
03NOV(6 35.000 01JANO8
03NOVO06 35.000 01JANOS
07NOVO06 1.400 01JANOS
14NOV06 1.500 01JANOS
15NOVO06 0.600 01JANOS
21NOVO06 1.600 01JANOS

8.220

8.830
8.660
8.760
8.790
8.545
8.940
8.785
8.710
8.735
8.880

8.250
8.320
8.640

8.830
9.120
8.760
8.790
8.545
8.940
8.785
8.710
8.735

9.110

8.830
9.390
8.760
8.790
8.545
8.940

8.641

9.106
9.106
9.106
9.106
9.106
9.106
9.106
9.106
9.106
9.106

9.106
9.106
9.106

9.526
9.526
9.526
9.526
9.526
9.526
9.526
9.526
9.526

9.526

9.760
9.760
9.760
9.760
9.760
9.760

(411,000.00)

(4,641,930.00)

(1,412,800.00)
(1,385,600.00)
(70,080.00}
{96,690.00)
(145,265.00)
(107,280.00)
(509,530.00)
(670,670.00)
(96,085.00)
(168,720.00)

(4,662,720.00)

{412,500.00)
(499,200.00)
(691,200.00)

(6,265,620.00)

(3,328,910.00)
(3,374,400.00)
(140,160.00)
(167,010.00)
(85,450.00})
(169,860.00)
{817,005.00)
(60,970.00}
(157,230.00)

(8,300,995.00)

(1,639,800.00)

(9,940,795.00)

(3,090,500.00)
(3,286,500.00)
(122,640.00)
(131, 850.00)
(51,270.00)
(143,040.00)

432,050.00

4,813,037.00

1,456,960.00
1,456,960.00
72,848.00
100,166.00
154,802.00
109,272.00
528,148.00
701,162.00
100,166.00
173,014.00

4,853,498.00

455,300.00
546,360.00
728,480.00

6,583,638.00

3,591,302.00
3,524,620.00
152,416.00
180,994.00
95,260.00
180,994.00
885,918.00
66,682.00
171,468.00

8,849,654.00

1,714,680.00

10,564,334.00

3,416,000.00
3,416,000.00
136,640.00
146,400.00
58,560.00
156,160.00

21,050.00

171,107.00

44,160.00
71,360.00
2,768.00
3,476.00
9,537.00
1,992.00
18,618.00
30,492.00
4,081.00
4,294.00

190,778.00

42,800.00
47,160.00
37,280.00

318,018.00

262,392.00
150,220.00
12,256.00
13,984.00
9,810.00
11,134.00
68,913.00
5,712.00
14,238.00

548,659.00

74,880.00

623,539.00

325,500.00
129,500.00
14,000.00
14,550.00
7,290.00
13,120.00
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21NOV06 5.800 01JANOS 8.785 9.760 (509,530.00) 566,080.00 56,550.00

28NOV06 1.500 01JANOS 8.735 9.760 (131, 025.00) 146,400.00 15,375.00
82.400 (7,466,355.00) 8,042,240.00 575,885.00

Trade Type: FUTURE

03NOV06 17.000 01JANOS 9.360 9.760 {1,591,200.00) 1,659,200.00 68,000.00
17.000
99.400 *01lJANO8 (9,057,555.00) 9,701,440.00 643,885.00

Trade Type: FIXED SWAP

03NOVO06 31.700 01FEBOS 8.830 9.760 (2,799,110.00) 3,093,920.00 294,810.00
03NOV06 31.000 01FEBO8 9.380 9.760 (2,907,800.00) 3,025,600.00 117,800.00
07NQVO06 1.200 01FEBO8 8.760 9.760 {105,120.00) 117,120.00 12,000.00
14NOVO06 1.300 01FEBO8 8.790 9.760 (114,270.00) 126,880.00 12,610.00
15NOV06 0.400 01FEBO8 8.545 9.760 (34,180.00) 39,040.00 4,860.00
21NOV06 1.300 01FEB08 8.940 9.760 (116,220.00) 126,880.00 10,660.00
21NOVO06 3.700 01FEB08 8.785 9.760 (325,045.00) 361,120.00 36,075.00
28NOV06 1.300 01FEBO8 8.735 9.760 (113,555.00) 126,880.00 13,325.00
71.900 (6,515,300.00) 7,017,440.00 502,140.00
Trade Type: FUTURE
03NOVO06 15.000 01FEBO08 9.370 9.760 (1,405,500.00) 1,464,000.00 58,500.00
15.000 (1,405,500.00)
86.300 *O0lFEBO8 (7,920,800.00) 8,481,440.00 560,640.00
Trade Type: FIXED SWAP
03NOV06 19.500 01MAROS 8.830 9.530 (1,721,850.00) 1,858,350.00 136,500.00
03NOVO6 19.000 01MAROS8 9.190 9.530 (1,746,100.00) 1,810,700.00 64,600.00
07NOVO6 0.700 01MARO8 8.760 9.530 (61,320.00) 66,710.00 5,390.00
14NOVO06 0.900 01MAROS 8.790 9.530 (79,110.00) 85,770.00 6,660.00
15NOV06 1.400 01MAROS 8.545 9.530 {119, 630.00) 133,420.00 13,790.00
21NOVO06 0.900 01MAROS 8.940 9.530 (80,460.00) 85,770.00 5,310.00
21NOV06 5.600 01MARO8 8.785 9.530 (491,960.00) 533,680.00 41,720.00
28NOV06 7.500 01MARO0S8 8.410 9.530 (630,750.00) 714,750.00 84,000.00
28NOV06 0.900 01MARO8 8.735 9.530 (78,615.00) 85,770.00 7,155.00
29NOVO06 0.700 01MARO8 9.460 9.53¢0 (66,220.00) 66,710.00 490.00
(5,076,015.00) 5,441,630.00 365,615.00
Trade Type: FUTURE
03NOV06 9.000 01MAROS 9.180 9.530 (826,200.00) 857,700.00 31,500.00
9.000 {826,200.00) 857,700.00 31,500.00
66.100 *O01MAROS (5,902,215.00) 6,299,330.00 397,115.00

Trade Type: FIXED SWAP

03NOV0O6 16.600 01APROS 8.830 8.205 (1,465,780.00) 1,362,030.00 (103,750.00




Page: 8 ’

ZAI*NET Version: 603, Build: 4599AY
Trade Date Contracts Month
03NOVO06 16.000 01APRO8
07NOVO06 0.600 01APRO8
14NOV06 0.700 01APRO8
15NOV06 0.800 01APRO8
21NOVOE 0.700 01APROS
21NOVO06 4.500 01APRO8
28NOV06 4.100 01APROS
28NOVO06 0.700 01APROS

44.700
Trade Type: FUTURE
03NOVO06 8.000 01APROS8
8.000
52.700 *01lAPROS

Trade Type: FIXED SWAP
03NOV06 11.200 01MAY08
03NOVO06 11.000 01MAY08
07NOV06 0.400 01MAYO08
14NOV06 0.600 01MAYO08
15NOV06 1.600 01MAYO08
21NOVO06 0.600 01MAYO08
21NOV06 4.100 01MAYO08
28NOVO6 5.400 01MAYO08
28NOVO06 0.600 01MAY08
29N0OV06 1.400 01MAYO08

36.900

Trade Type: FUTURE

03NOVO6 5.000 01MAYO08
5.000
41.900 *01MAYO08

Trade Type: FIXED SWAP
03NOVO06 9.400 01JUNO8
03NOVO06 9.300 01JUNO8
15NOV06 1.900 01JUNO8
21NOVO06 3.900 01JUNOB
28NOV06 5.200 01JUNO8
29NQOVO0E 1.300 01JUNOS

31.000
Trade Type: FUTURE
03NOV06 4.000 01JUNGS
4.000
35.000 *01JUNO8

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Trade Price Market Price Total Cost

=xzsssss=ss
7.900
8.760
8.790
8.545
8.940
8.785
8.410
8.735

7.865

8.830
7.780
8.760
8.790
8.545
8.940
8.785
8.410
8.735
8.150

7.750

8.830
7.840
8.545
8.785
8.410
8.150

7.840

EE T

Current Value

19DEC06 15:53
a/o 30NOVO06

Mark to Market

8.205
8.205
8.205
8.205
8.205
8.205
8.205
8.205

8.205

8.075
8.075
8.075
8.075
8.07S
8.075
8.075
8.075
8.075
8.075

8.075

8.130
8.130
8.130
8.130
8.130
8.130

8.130

(1,264,000.00)
(52,560.00)
(61,530.00)
(68,360.00)
(62,580.00)

(395,325.00)
{344,810.00)
{61,145.00)

(3,776,090.00)

(629,200.00)

(4,405,290.00)

(988,960.00)
(855,800.00)
(35,040.00)
(52,740.00)
(136,720.00)
(53,640.00)
(360,185.00)
(454,140.00)
(52,410.00)
(114,100.00)

(3,103,735.00}

(387,500.00)

(3,491,235.00)

(830,020.00)
(729,120.00)
(162,355.00)
(342,615.00)
(437,320.00)
(105,950.00)

(2,607,380.00)

(313,600.00)

(2,920,980.00)

1,312,800.00
49,230.00
57,435.00
65,640.00
57,435.00
369,225.00
336,405.00
57,435.00

3,667,635.00

656,400.00

4,324,035.00

904,400.00
888,250.00
32,300.00
48,450.00
129,200.00
48,450.00
331,075.00
436,050.00
48,450.00
113,050.00

2,979,675.00

403,750.00

3,383,425.00

764,220.00
756,090.00
154,470.00
317,070.00
422,760.00
105,690.00

2,520,300.00

325,200.00

2,845,500.00

48,800.00
(3,330.00)
(4,095.00)
(2,720.00)
{5,145.00)
(26,100.00)
(8,405.00)
(3,710.00)

(108,455.00)

27,200.00

(81,255.00)

(84,560.00)
32,450.00
(2,740.00)
(4,290.00)
(7,520.00)
(5,120.00)

(29,110.00)

(18,090.00)
(3,960.00)
(1,050.00)

{124,060.00)

16,250.00

(107,810.00)

(65,800.00)
26,970.00
(7,885.00)
(25,545.00)
(14,560.00)
(260.00)

(87,080.00)

11,600.00

(75,480.00)
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Trade Date Contracts Month Trade Price Market Price Total Cost Current Value Mark to Market

Trade Type: FIXED SWAP

29NOVO06 0.800 01JULO8 8.150 8.210 (65,200.00) 65,680.00 480.00
""" 0.800 © (esa00.000  es.eso.00  aso.00
""" 0.500 +015UL08 © esa00.00  es.eso.00  aso.0
1,546,800 Caseinseson 133,961,706.00  (3,850,219.00)




